
Comparison of modelled and standardised risk-weighted assets at risk level as of December 31, 2025

<Sumitomo Mitsui Trust Bank, Limited >

[Consolidated, International standard]

(Millions of yen)

a b c d

Risk-weighted assets (RWA)

RWA for modelled approaches
that banks have supervisory

approval to use

RWA for portfolios where
standardised approaches

are used

Total Actual RWA
(a + b)

 (ie RWA which banks report
as current requirements)

RWA calculated using full
standardised  approach
 (ie used in the base of

the output floor)

1 Credit risk (excluding counterparty credit risk) 12,692,726 1,694,911 14,387,637 25,944,291

2 Counterparty credit risk 452,099 51,668 503,768 1,301,092

3 Credit valuation adjustment 443,132 443,132 443,132

4 Securitisation exposures in the banking book 503,083 27,935 531,019 795,134

5 Market risk  － 1,066,499 1,066,499 1,066,499

6 Operational risk 1,412,136 1,412,136 1,412,136

7 Residual RWA  5,909,246 5,909,246 3,683,851

8 Total 13,647,909 10,605,530 24,253,440 34,646,138

Item
No.


